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$f(x; \theta)=\sum_{m=1}^{M}\alpha_{m}$ f$.m$ (x; $a_{m:}b_{m}$ )
. , $a_{m}$ { $b_{n1}$ .\acute
$\alpha_{m}$
$\Theta$
$\Theta=\{\theta=1\alpha_{1},a_{1\backslash }.b_{1\prime}.\cdots,au_{M}^{a_{M\backslash }b_{\mathrm{J}I}\}\in \mathrm{R}^{3}}$
. $\backslash$ ”
$|0\leq\alpha$b.... $\alpha M\leq 1_{:}\sum_{r’\iota=1}\alpha_{m}$ . $=1$ . $b_{1},\ldots,b_{M}>0$}
. , 2




$T \equiv\{\theta\in\Theta|\int(x_{7}.\theta)=\int(x_{\mathrm{v}}..\theta_{0}) \mathrm{f}\iota.e. x\}$
. , $\theta_{0}$ 1 .
$\hat{\theta}_{1}$, , 1












$\ominus,,$ $=\{\theta\in\Theta|0<c_{ll}\leq b_{lr\iota}, m=1, \ldots, M\}-$
. , -
Assumption 1.
$1_{0,1}^{\prime.\iota f}>0$ $\beta>1$ ,
$f_{m}(x;a_{m}=0,b_{m}=1)\leq \mathrm{I}\mathrm{n}\mathrm{i}\mathrm{n}$ { $v_{0}$ , v xl-\beta }
$m$
, $f_{m}$ $(m=1, \ldots, M)$ $-\beta$
. $\Theta$ $\Gamma^{\ell}$ .
Assumption 2. $\theta\in\Theta$ H ,
$f(x;\theta,r)\equiv$ $\sup$ $f(x_{i^{\theta’}})$ .
disc(\mbox{\boldmath $\theta$}’‘\mbox{\boldmath $\theta$}) $\leq$r
, $\theta\in\Gamma$ , $f$(x; $\theta,r$ ) .
Assumption 3. $\theta\in\Gamma$ , $\mathrm{i}111,1\prec\infty$ $\theta_{n}=\theta$ ,
$, \lim_{larrow\infty}f\mathrm{t}^{d}x_{3}..\theta_{n}$.) $=f(.x_{\dot{i}}..\theta.)$
. ( $\{\theta_{n}\}_{n=1}^{\infty}$ . )
Assumption 4.
$\int|\log\int(x;\theta_{0})|$ f(x; $\theta_{0}$)dx $<\infty$ .
3.2. $E_{0}[\cdot]$ . $y_{f}$‘ If
subprobabdity measure .
$q_{R}$. $\equiv$ { $\sum_{\pi\iota=1}^{K}$ o.n fm(x;\eta ) $| \sum_{ln=1}^{\mathrm{A}’}\alpha_{m}\leq$ $\alpha_{m}\geq 0$ }
Assumption 1-4 . , $M$
. , $\lambda,$ $\kappa>0$ ,
$E_{0}[\log\{g+\kappa\}]+\lambda<E_{0}[\log f(x;\theta_{0})$1
$g\in\ovalbox{\tt\small REJECT}_{L:}(L\leq M-1)$ .
97
33. Assumption 1-4 . $M$
$f(x;\theta_{0})$ , $(M-1)$ ,
$u_{0\prime}.u_{1}>0$ $\beta>1$ ,
$f(x; \theta_{0})\leq\min${ $\mathrm{z}\iota 0,$ $\mathrm{c}\iota_{1}$ . $|$x $|$”}
. $c_{0}$ . $\eta$ $0<\eta<1$
. $n$ $=c_{\mathrm{O}}\cdot\exp(-n^{(1-\eta)}.)$ , $\Theta_{n}$
.
4
$g(Xja, b)$ [$a-b_{:}a$ +b) .
0.6 . $g(x;0.5,0.5)+0.4\cdot g(x;0.6,0.2.)$
,
0.6 . $g(x\cdot\dot{‘}0.5,0.5)+0.4\cdot g(Xj\mathrm{f}\mathrm{i}, b=c_{r}‘)$, $c_{n}=\exp(n^{-1\mathrm{J}.95})$
. $a$ .





$\overline{\Psi}\mathrm{x}$–( .) A -( )
$\mathrm{j}\mathrm{Q}^{1}$ 1.757549 2.706045
$10^{2}-$ $10.\overline{i}1\mathrm{J}968-$ 10.70968
$10^{3}$ 114.9434
$\overline{1}0^{4}$ 1117.067
$\overline{1}0^{5}$ 11357.03
$-10^{6}$ 116656.9
196.0215
1200.219
5150.472
-9639,489
